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. , $p_{1}<p_{2}$ . ,
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. $t-$ . , Weibull
, ,
.
, $t-$ , ,
.
1 $S:=\Re_{+}=[0, \infty)$ , , ;
$A:=\{1,2\}$ , , {1, 2} $\{R_{1}, R_{2}\}$ ;
$Pi$ : $i\in A$ ;
$c_{i}$ : $i\in A$ ;
$\lambda(x)$ : $x\in S$ .




$X_{n}^{f}$ : $n$ ;
$T_{n}$ : $n$ ;
$\tau_{n}$ : $n$ ;
$a_{n}$ : $n$
$H\text{ }=$ ( $X_{1}^{b}$ , $X_{1}^{f},$ $a_{1},$ $X_{2}^{b},$ $X_{2}^{f},$ $a_{2}$ ., $X_{n}^{b},$ $X_{n}^{f},$ $a_{n}$ ), $n$ .
1(A1): $0<p_{1}<P2\leq 1$ ;
(A2): $0<c_{1}<c_{2;}$







$X_{n}^{f}$ # [ $n$
$\grave{\grave{\backslash }}$ ,
$a_{n}$ . , $c_{a_{n}}$ \leq , $Pa_{n}$
. , , pa 0
$>$ , , $1-p_{a_{n}}$
$X_{n}^{f}$ . $n+1$ \leq q
$X_{n+1}^{b}$ . $X_{1}^{b}=x$ ,
$\text{ }n$
H $\tau_{n}=X_{n}^{f}-X_{n}^{b}$ . , $n=1,2,$ $\ldots$ . $n$
$T_{n}= \sum_{k=1}^{n}\tau_{n}$ . ,
$\phi_{\pi}(x)=\lim_{narrow}\sup_{\infty}\{\frac{E_{\pi}[\sum_{k=1}^{n}c_{a_{k}}|X_{1}^{b}=x]}{E_{\pi}[\sum_{k=1}^{n}\tau_{k}|X_{1}^{b}=x]}\}$ (1.1)
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$\pi^{*}$ . $\pi$ ,
$H_{n}$ $n$ $a_{n}$ .
$\cdot$
, , $\overline{F}(x)$ $f(x)$
.
$\overline{F}(x)=\exp\{-\int_{0}^{x}\lambda(y)dy\}$ , $f(x)= \frac{f(x)}{\overline{F}(x)}\overline{F}(x)=\lambda(x)\overline{F}(x)$ . (1.2)
Ross (1970) (2001) G
1( ) , $v(x)$ $g$
$v(x)$ $=$ $\min_{i\in\{1,2\}}\{$ $+p_{i} \{\int_{0}^{\infty}v(y)f(y)dy-g\int_{0}^{\infty}\overline{F}(y)dy\}$




$\phi_{\pi}\cdot(x)=g=\min_{\pi\in\Pi}\phi_{\pi}(x)$ , $\forall x\in S$ , (1.4)
. $v$ $g$ .
, (2001) $v^{*}(x)$
$v^{*}(x)=\{$
$\frac{\mathrm{c}_{1}}{p_{1}}-\frac{1-p_{1}}{p_{1}}c_{1}\overline{F}^{-p1}(x)+(1-p_{1})g^{*}\overline{F}^{-p_{1}}(x)\int_{0}^{x}\overline{F}^{p1}(y)dy$, $x\in[0, t^{*}]$ ,
$\frac{c_{2}}{p_{2}}-(1-p_{2})g^{*}\overline{F}^{-p2}(x)\int_{x}^{\infty}\overline{F}^{p2}(y)dy$ , $x\in(t^{*}, \infty)$ .
(1.5)
, , $[0, t^{*}]$
$R_{1}$ , $(t^{*}, \infty)$ $R_{2}$ ,
, t . , $t^{*}$
$z(x)=- \frac{(p_{1}c_{2}-p_{2}c_{1})\overline{F}^{p2}(x)\int_{0}^{x}\overline{F}^{p1}(y)dy}{p_{2}(p_{2}-p_{1})\int_{x}^{\infty}\overline{F}^{p2}(y)dy}-\frac{p_{1}c_{2}-p_{2}c_{1}}{p_{1}(p_{2}-p_{1})}\overline{F}^{p1}(x)-\frac{c_{1}}{p_{1}}$, (1.6)









, $z(x)$ , $z(0)<0$ $z(\infty)=\infty$
, $z(x)=0$ . , $C^{+}(x)$ .
, $\theta(x,p)$ $0<p\leq 1$
$\theta(x,p)=\overline{F}^{p}(x)-p\lambda(x)\int_{x}^{\infty}\overline{F}^{p}(y)dy$ , (1.9)
, 1 Weibull .




, Weibull , ,
, .
, Weibull .
3(Weibull ) $m>1$ , , $\eta>0$ We $ull$
, , .
$\lambda(x)=\frac{m}{\eta}(\frac{x}{\eta})^{m-1}$ , $f(x)= \frac{m}{\eta}(\frac{x}{\eta})^{m-1}e^{-(x/\eta)^{m}}$ , $\overline{F}(x)=e^{-(x/\eta)^{m}}$ . $\text{ }$ (2.1)
, , , .
4( , , ) $a>0$ $\Gamma(a)$ , , $a>0,$ $x\geq$
$0$ $G(a, x)$ .
$\Gamma(a)=\int_{0}^{\infty}e^{-t}t^{a-1}dt$ , $G(a, x)= \int_{0}^{x}e^{-t}t^{a-1}dt$ . (2.2)
,






, (1991) , } .
$G(x, a)=e^{-x}x^{a} \sum_{n=0}^{\infty}\frac{x^{n}}{a^{\overline{n+1}}}$ , for $\circ\leq x<<a$ , (2.6)
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$\overline{G}(x, a)=e^{-x}x^{a}\sum_{n=0}^{\infty}\frac{(1-a)^{\overline{n}}}{(n+1)!l_{n}l_{n+1}}$, for a<<x
, $l_{n}=L_{n}^{(-a)}(-x)$ ? Laguerre
(2.7)
$l_{0}=1$ , $l_{1}=x+1-a$ , $l_{n}=((n-a-1)(l_{n-1}-l_{n-2})+(n+a)l_{n-1})/n$ , (2.8)
. , $x^{\overline{n}}=x(x+1)(x+2)\cdots(x+n-1)$ .
$K(a, x)= \sum_{n=0}^{\infty}\frac{x^{n}}{a^{\overline{n+1}}}$ , for $0\leq x<<a$ , (2.9)
$\overline{K}(a, x)=\sum_{n=0}^{\infty}\frac{(1-a)^{\overline{n}}}{(n+1)!l_{n}l_{n+1}}$ , for $a\ll x$ , (2.10)
. , .
$e^{-x}x^{a}K(a, x)=G(a, x)=\Gamma(a)-\overline{G}(a, x)$ , for $0\leq x<<a$ , (2.11)
$e^{-x}x^{a}\overline{K}(a, x)=\overline{G}(a, x)=\Gamma(a)-G(a, x)$ , for $a\ll x$ . (2.12)
, $z(x),$ $z’(x)$ $x$ $a$ ,
$z(x),$ $z’(x)$ $\overline{G}(a, x)$ $x$ ,
, $z(x),$ $z’(x)$ .




Step 0( ):x(0) $:=1,$ $x^{*}=x^{(0)},$ $k=\mathrm{I}$
Step $\mathrm{k}:x^{(k+1)}=x^{(k)}-,\frac{z(x^{(k)})}{z(x^{(k)})}$
if $|x^{(k+1)}-x^{*}|<10^{-10}$
then Stop. $x^{*}$ is optimal.
else $x^{*}=x^{(k+1)}$ . Let $k:=k+1$ and Go to Step $\mathrm{k}$ .
Where
$a_{1}:= \frac{1}{m}$ $x_{1}:=p_{1}( \frac{x}{\eta})^{m}$ , $x_{2}:=p_{2}( \frac{x}{\eta})^{m}$ , (2.13)
if $0\leq X2<1+a_{1}$ , then
$z(x):=- \frac{(p_{1}c_{2}-p_{2}c_{1})(p_{2}/p_{1})^{a_{1}}e^{-x_{2}}G(a_{1},x_{1})}{p_{2}(p_{2}-p_{1})\overline{G}(a_{1},x_{2})}-\frac{p_{1}c_{2}-p_{2}c_{1}}{p_{1}(p_{2}-p_{1})}e^{-x_{1}}-\frac{c_{1}}{p_{1}}$, (2.14)
$z’(x):=- \frac{p_{1}c_{2}-p_{2}c_{1}}{p_{2}(p_{2}-p_{1})}\{\frac{(p_{2}/p_{1})^{a_{1}}e^{-x_{2}}G(a_{1},x_{1})}{\overline{G}(a_{1},x_{2})}+e^{-x_{1}}\}\{\frac{mp_{2}^{a_{1}}e^{-x_{2}}}{\eta\overline{G}(a_{1},x_{2})}-\frac{mp_{2}x^{m-1}}{\eta^{m}}\}$ , (2.15)
if $1+a_{1}\leq x_{2}$ , then
$z(x):=- \frac{(p_{1}c_{2}-p_{2}c_{1})(p_{2}/p_{1})^{a_{1}}G(a_{1},x_{1})}{p_{2}(p_{2}-p_{1})x_{2}^{a_{1}}\overline{K}(a_{1},x_{2})}-\frac{p_{1}c_{2}-p_{2}c_{1}}{p_{1}(p_{2}-p_{1})}e^{-x_{1}}-\frac{c_{2}}{p_{1}}$ , (2.16)
$z’(x):=- \frac{p_{1}c_{2}-p_{2}c_{1}}{p_{2}(p_{2}-p_{1})}\{\frac{\eta G(a_{1},x_{1})}{xp_{1}^{a_{1}}\overline{K}(a_{1},x_{2})}+e^{-x_{1}}\}\{\frac{m}{x\overline{K}(a_{1},x_{2})}-\frac{mp_{2}x^{m-1}}{\eta^{m}}\}$ . (2.17)
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2) t” $\mathrm{m}$ , , $\mathrm{e}\mathrm{t}\mathrm{a}$ .
$\mathrm{m}.\cdot$ shape parameter ( 5)
m= (m , )
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3) g\star $\mathrm{m}$ , , $\mathrm{e}\mathrm{t}\mathrm{a}$ .
$\mathrm{m}\cdot$. shape parameter ( )
eta= ( $\mathrm{e}\mathrm{t}\mathrm{a}$ )
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